




















?? 2.1. ???? (
;F ; P )???????R???
?? fXtgt???????????????????
(1) X0 = 0 a.s.
(2)????? : ??? t  0?  > 0???
lim
h!0
P (jXt+h  Xtj > ) = 0
(3)????? : ??? n 2 N? t1 <    < tn ?
??? , fXtk+1  Xtkgn 1k=1 ???
(4)??????? : P (
0) = 1???? 
0 2 F




(5)?????????? t???? , (Xt+s  Xt)
???? t??????.
????????????????????????















?? 3.1. fXt; t  0g??????????????
???Xt????????????????????
??





(e ux   1)(dx)  0u
!#
; u  0


















































































?????? fcnl gl ???????????????
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P (L1 2 dx) =

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